SCHEDULE 1 - AGGREGATE SECURITIES, COMMODITIES, AND SWAPS POSITIONS
Reg. 23.105 (1)
Appendix Items on this page to be reported by: Swap Dealers
B Major Swap Participants
Agaregate Securities, Commodities, and Swaps Positions LONG/BOUGHT SHORT/SOLD
1. U.S. treasury securities $ 18200 $
2. U.S. government agency and U.S. government-sponsored enterprises................. $ B210) $
A. Mortgage-backed securities issued by U.S. government agency and
U.S. government-sponsored enterpri $ $
B. Debt securities issued by U.S. government agency and U.S.
govemment-sponsored enterprises $ $
3. Securities issued by states and political subdivisions inthe U.S..........cccoevvievnnn. $
4. Foreign securities
A. Debt securities $ $
B. Equity securities $ $
5. Money market instruments: $ $
6. Private label mortgage backed securities $ B250) $
7. Other asset-backed securities $ B26() $
8. Corporate obligation $ B270) $ 271
9. Stocks and warrants (other than arbitrage positions) $ B 280 $
10. Arbitrage $ B290 $
11. Spot commodities $ 330 $ 8331
12. Other securities and commodities $ 8360| $
13. Securities with no ready market
A. Equity $ B340 $
B. Debt $ 3 5326
C. Other. $ B35 $ B35
D. Total securities with no ready market $ $
14. Total net securities and spot commodities (sum of Lines 1-12 and 13D).............. $ §
15. Security-hased swaps
A. Cleared $ $
B. Non-cleared $ $
16. Mixed swaps
A. Cleared $ § [12119
B. Non-cleared $ $
17. Swaps
A. Cleared § $
B. Non-cleared $ $
18. Other derivatives and options $ $
19. Countemparty netting $ $ [12784
20. Cash collateral netting $ [12780) $ 12789
21. Total derivaty ivables and payables (sum of Lines 15-20) ... $ 127, $ 12786
22. Total net securities, commodities, and swaps positions
(sum of Lines 14 and 21) $ B370] $

Name of fim: _
As of:

NOTE: The information required to be reported within this form is intended to be identical to that required to be reported by Security Based Swap Dealers and Major Security Based Swap
Participants under SEC FORM X-17a-5 FOCUS Report Part Il. Please refer to FOCUS REPORT Il INSTRUCTIONS and related interpretations published by the SEC in the preparation
of this fom.



